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Gadkal)
.(Panel-Data) Ll clily gilai :01 ads galall

= summary(remethod)
oneway (individual) effect Random Effect Model
(Swamy-Arora’s transformation)

call:
pIm{formula = gov ~ vc + rg + cc, data = pdata, model = “random")

Balanced Panel: n= 5, T = 20, N = 100

Effects:

var std.dev share
idiosyncratic 36.045 6.004 0.427
individual 48. 307 6.950 0.573
theta: 0.8104

Residuals:
Min. 1st Qu. Median 3rd Qu. Max.
-10.93092 -2.982530 -0.Bo6780 2.95454 23. 24869

coefficients:
Estimate std. Error z-value Pri=|z|)

(Intercept) 16.5561 3.9923 4.1470 3.369e-05 #*w®

Ve 4.4369 1.5868 2.7960 0.0051734 #=*

rq 7.2834 2.1879 3.3290 0.0008717 w*w#x*

cc -16. 5027 3.1498 -5.2393 1.612e-07 #%%*

signif. codes: © ‘*%*%' p.001 ‘%%’ 0.01 ‘*' 0.05 *.' 0.1 ° ' 1
Total Sum of Squares: 5016.1

Residual sum of Squares: 3410.4

R-5quared: 0.3201

Adj. R-Squared: 0.29885
Chisq: 45.1964 on 3 DF, p-value: B8.4047e-10
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= summary (femethod)
oneway (individual) effect within Model

call:
pIm{formula = gov ~ vc + rq + cc, data = pdata, model = "within

galanced Panel: n= 5, T = 20, N = 100
Residuals:

Min. 1st qQu. Median 3rd Qu. Max.
-11.95056 -2.60172 -0.48097 2.98086 22.17180

coefficients:
Estimate std. Error t-value PpPri=|t|)
Ve 5.4793 1.81320 3.0221 0.0032508 ==
rq 7.9890 2.3097 3.45B9 0.0008235 w#w=
cc -15.2630 3.5429 -4,30B1 4.118Be-0Q5 w#w=
Signif. codes: © “*®%' 0 001 *¥=° Q.01 ‘*’ 0.03 “." 0.1 ° ' 1
Total Sum of Squares: 4937.5
Residual sum of Squares: 3316.1
R-Sgquared: 0.32838

Adj. R-Squared: 0.27728
F-statistic: 14,9939 on 3 and 92 DF, p-value: 5.0404e-038

= pooledmethod=pIm{gov~vc+rg+cc,data = pdata,model = "pooling™)
> summary{pooledmethod)
Pooling Model

call:
plm{formula = gov ~ vc + rq + cc, data = pdata, model = "pooling™)

Balanced Panel: n =5, T = 20, N = 100
Residuals:

Min. 1st Qu. Median ird qu. Max.
-10.64485 -6.08429 -0.36763 4.33616 26.13639

coefficients:
Estimate std. Error t-wvalue Pr(=[t]|)

(Intercept) 14.6581 1.2333 11.B848 <« 2.2e-1p #%u*

Ve 1.1257 1.0275 1.0956 0.276005

rq 6. 3006 2.1598 2.9173 0.004397 =%

cc -15.3337 2.1837 -7.0220 3.127e-10 %%*=*

signif. codes: 0 *¥***' 0,001 °**° 0.01 **' 0.05 “.” 0.1 * "' 1
Total sum of sSquares: 7122.1

Residual sum of Squares: 45635.9

R-Sguared: 0.34908

Adj. R-5Squared: 0.32874
F-statistic: 17.1612 on 3 and 96 DF, p-value: 5.3123e-09

Rstedio dmay Ao alaaeVh ofall) slae] (e 1 jdeaal)
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> bptest(gov~vc+rg+cc+factor (id), data=sam,studentize=F)
Breusch-Pagan test

data: gov ~ vc + rq + cc + factor(id)
BP = 76.344, df = 7, p-value = 7.646e-14

> pbgtest(remethod)
Breusch-Godfrey/wooldridge test for serial correlation in panel models
data: gov ~ v + rg + cc
chisq = 48.545, df = 20, p-value = 0.0003566
alternative hypothesis: serial correlation in idiosyncratic errors
> pcdtest (remethod,test=c("Tm"))
Breusch-Pagan LM test for cross-sectional dependence in panels
data: gov ~ vC + rq + cc
chisq = 48.497, df = 10, p-value = 5.035e-07
alternative hypothesis: cross-sectional dependence
> pcdtest(remethod,test=c("cd"))
Pesaran CD test for cross-sectional dependence in panels
data: gov ~ v + rg + cc

z = 0.47333, p-value = 0.636
alternative hypothesis: cross-sectional dependence

Rstedio dmay Je alae¥Wh ialll dlae) ot sl
Hausman _Lis/ :03 ad;  galalf

= p1mtest(poo1edmethod,type=c(”bp“))'

Lagrange Multiplier Test - (Breusch-Pagan)
data: gov ~ vC + rq + cc
chisq = 36.578, df = 1, p-value = 1.467e-09
alternative hypothesis: significant effects
> phtest(femethod,remethod)

Hausman Test
data: gov ~ vC + rgq + cc

chisq = 1.4812, df = 3, p-value = 0. 6866
alternative hypothesis: one model is inconsistent

> coeftest(remethod,vcov=vcovHC(remethod,method ="arellano”,type = "HCO0"))
t test of coefficients:

Estimate std. Error T value Pri=|t|)

(Intercept) 16.5561 5.1389 3.2217 0.00174 =**

Ve 4.4369 1.7519 2.5326 0.01294 *

rq 7.2834 7.1835 1.0139 0.31317

ccC -16.5027 10.4906 -1.5731 0.11899

Signif. codes: O “#*#%' 0,001 “**' Q.01 **' 0.05 “." 0.1 ° ' 1

Rstedio dmay Ao alaaeVh ofall) slae] (et gdeaal)
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ABSTRACT

This study aims to show the relationship between some indicators of good
governance and government spending in the Arab Maghreb countries
during the period (2002-2021), using Panel data models, where
government spending represents GOV the dependent variable, while the
opinion and accountability index VC represents the quality of organization
index RQ The anti-corruption index CC, the independent variables in the
model, and the study reached results, the most important of which is the
presence of a direct and significant relationship between the opinion and
accountability index and government spending, which is considered one of
the most important indicators of good governance affecting government
spending, unlike the rest of the indicators. This result indicates the
effectiveness of opinion and accountability as a tool for rationalization
Government spending in the Arab Maghreb countries.

Keyword: Indicators of good governance, government spending, panel-
data.
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